
  
   

   
   

   
   

  
   

   

   

   
   

   
  

   
   

   
   

  
  

   

 

State of California 
Pooled Money Investment Account 

Market Valuation 
5/31/2013 

Carrying Cost Plus 
Description Accrued Interest Purch. Fair Value Accrued Interest 

United States Treasury:
 Bills 20,069,019,750.57$ 20,086,833,150.00$ NA
 Notes 17,565,658,310.80$ 17,580,780,000.00$ 17,465,528.50$ 

Federal Agency:
 SBA 516,237,143.33$ 515,686,146.17$ 523,057.38$ 
MBS-REMICs 205,010,894.93$ 222,080,493.92$ 980,230.01$ 
Debentures 1,781,080,493.03$ 1,777,697,000.00$ 4,846,653.00$ 
Debentures FR -$ -$ -$ 
Discount Notes 7,542,580,194.46$ 7,549,237,000.00$ NA

 GNMA 652.85$ 657.97$ 6.78$ 

IBRD Debenture 450,069,344.00$ 450,353,500.00$ 920,140.00$ 

IBRD Deb FR -$ -$ -$ 

CDs and YCDs FR 400,000,000.00$ 400,000,000.00$ 105,551.67$ 
Bank Notes -$ -$ -$ 
CDs and YCDs 9,900,061,243.23$ 9,896,123,231.56$ 4,013,791.67$ 
Commercial Paper 4,748,725,423.63$ 4,748,794,062.46$ NA 

Corporate:
 Bonds FR -$ -$ -$ 
Bonds -$ -$ -$ 

Repurchase Agreements -$ -$ -$ 
Reverse Repurchase -$ -$ -$ 

Time Deposits 4,421,640,000.00$ 4,421,640,000.00$ NA 
AB 55 & GF Loans 280,609,191.43$ 280,609,191.43$ NA 

TOTAL 67,880,692,642.26$ 67,929,834,433.51$ 28,854,959.01$ 

Fair Value Including Accrued Interest $ 67,958,689,392.52 

Repurchase Agreements, Time Deposits, AB 55 & General Fund loans, and 
Reverse Repurchase agreements are carried at portfolio book value (carrying cost). 

http:67,958,689,392.52

